STATE STREET.

Funds Included in Composite

NJDH COMMON A HEDGES
NJDI COMMON D HEDGES
NJDJ COMMON B HEDGES
NJDL COMMON E REAL ASSET HEDGES
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Purchase Report by Report Date

Composite
September 1, 2011 to September 30, 2011

View Date: October 11, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
OPTIONS BOUGHT
US DOLLAR
997351761 ISHARES MSCI EAFE INDEX FUND NOV11 50 PUT 15 Sep 2011 16 Sep 2011 GOLDMAN SACHS + CO USD/NYF 1.00
80,000.000 1.000000 NJDI Local 2.730000 0.00 80,000.00 0.00 21,920,000.00
Base 2.730000 0.00 80,000.00 0.00 21,920,000.00
US DOLLAR Total
80,000.000 Local 0.00 80,000.00 0.00 21,920,000.00
Base 0.00 80,000.00 0.00 21,920,000.00
OPTIONS BOUGHT Total
80,000.000
Base 0.00 80,000.00 0.00 21,920,000.00
OPTIONS BOUGHTBACK
US DOLLAR
99XZ95769 APPLE INC OCT11 450 CALL 20 Sep 2011 21 Sep 2011 MORGAN STANLEY CO INCORPORATED USD/NYF 2.00
2,000.000 1.000000 NJDH Local 4.924800 0.00 4,000.00 0.00 988,960.00
Base 4.924800 0.00 4,000.00 0.00 988,960.00
997345698 ISHARES MSCI EAFE INDEX FUND NOV11 52 CALL 30 Sep 2011 OPEN GOLDMAN SACHS + CO USD/NYF 2.00
5,000.000 1.000000 NJDI Local 1.368000 0.00 10,000.00 0.00 694,000.00
Base 1.368000 0.00 10,000.00 0.00 694,000.00
997351688 ISHARES MSCI EAFE INDEX FUND JAN12 58 CALL 22 Sep 2011 23 Sep 2011 GOLDMAN SACHS + CO USD/NYF 1.00
25,000.000 1.000000 NJDI Local 0.328000 0.00 25,000.00 0.00 845,000.00
Base 0.328000 0.00 25,000.00 0.00 845,000.00
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Purchase Report by Report Date

Composite
P STATE STREET.
September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

997371058 ISHARES MSCI EAFE INDEX FUND NOV11 44 PUT 29 Sep 2011 30 Sep 2011 GOLDMAN SACHS + CO USD/NYF 0.25
15,000.000 1.000000 NJDI Local 1.606000 0.00 3,750.00 0.00 2,412,750.00
Base 1.606000 0.00 3,750.00 0.00 2,412,750.00

US DOLLAR Total

47,000.000 Local 0.00 42,750.00 0.00 4,940,710.00
Base 0.00 42,750.00 0.00 4,940,710.00

OPTIONS BOUGHTBACK Total

47,000.000
Base 0.00 42,750.00 0.00 4,940,710.00
OPTIONS EXPIRED_WRTS
US DOLLAR
99XZ95710 GOOGLE INC CLA SEP11 750 CALL 17 Sep 2011 17 Sep 2011 OPTION EXPIRED usb/
150.000 1.000000 NJDH Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
99XZ95728 GOOGLE INC CLA SEP11 725 CALL 17 Sep 2011 17 Sep 2011 OPTION EXPIRED usbD/
150.000 1.000000 NJDH Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
997255897 GOOGLE INC CLA SEP11 650 CALL 17 Sep 2011 17 Sep 2011 OPTION EXPIRED usb/
500.000 1.000000 NJDH Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
997295182 10YR US TREASURY NOTE FTR OPTN  OCT11 133 CALL 23 Sep 2011 23 Sep 2011 OPTION EXPIRED usb/
2,000.000 1.000000 NJDJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
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Purchase Report by Report Date

Composite

STATE STREET.

September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
US DOLLAR Total
2,800.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
OPTIONS EXPIRED_WRTS Total
2,800.000
Base 0.00 0.00 0.00 0.00
PURCHASE Total
129,800.000
Base 0.00 122,750.00 0.00 26,860,710.00
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Purchase Report by Report Date

Composite
P STATE STREET.
September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Description Trd Date Stl Date Broker Name Notional
Contracts Exchange Rate Fund Price Commissions Taxes/Fees/Other Cost
Lot Notional Par

FUTURE BUY TO CLOSE

US DOLLAR
997085252 10YR US TREASURY NOTE FUTURES = SEP11 XCBT 02 Sep 2011 GOLDMAN SACHS + CO
1,000.000 1.000000 NJDJ Local 131.234600 2,000.00 131,156,300.00
87 100,000,000.000 Base 131.234600 2,000.00 131,156,300.00
US DOLLAR Total
1,000.000 Local 2,000.00 131,156,300.00
100,000,000.000 Base 2,000.00 131,156,300.00

FUTURE BUY TO CLOSE Total

1,000.000
100,000,000.000 Base 2,000.00 131,156,300.00
FUTURE BUY TO OPEN
US DOLLAR
997139190 30YR US TREASURY BOND FUTURES  DEC11 XCBT 07 Sep 2011 GOLDMAN SACHS + CO
300.000 1.000000 NJDJ Local 139.343800 600.00 41,803,140.00
94 30,000,000.000 Base 139.343800 600.00 41,803,140.00
07 Sep 2011 GOLDMAN SACHS + CO
300.000 1.000000 NJDJ Local 140.031300 600.00 42,009,390.00
95 30,000,000.000 Base 140.031300 600.00 42,009,390.00
08 Sep 2011 GOLDMAN SACHS + CO
300.000 1.000000 NJDJ Local 140.062500 600.00 42,018,750.00
96 30,000,000.000 Base 140.062500 600.00 42,018,750.00
09 Sep 2011 GOLDMAN SACHS + CO
300.000 1.000000 NJDJ Local 140.750000 600.00 42,225,000.00
99 30,000,000.000 Base 140.750000 600.00 42,225,000.00
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Purchase Report by Report Date

Composite
September 1, 2011 to September 30, 2011

STATE STREET.

View Date: October 11, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Description Trd Date Stl Date Broker Name Notional
Contracts Exchange Rate Fund Price Commissions Taxes/Fees/Other Cost
Lot Notional Par
09 Sep 2011 CANCEL GOLDMAN SACHS + CO
-300.000 1.000000 NJDJ Local 140.750000 -600.00 -42,225,000.00
99 -30,000,000.000 Base 140.750000 -600.00 -42,225,000.00
09 Sep 2011 GOLDMAN SACHS + CO
600.000 1.000000 NJDJ Local 141.125000 1,200.00 84,675,000.00
100 60,000,000.000 Base 141.125000 1,200.00 84,675,000.00
13 Sep 2011 GOLDMAN SACHS + CO
400.000 1.000000 NJDJ Local 140.375000 800.00 56,150,000.00
107 40,000,000.000 Base 140.375000 800.00 56,150,000.00
15 Sep 2011 GOLDMAN SACHS + CO
18.000 1.000000 NJDJ Local 138.968800 36.00 2,501,438.40
109 1,800,000.000 Base 138.968800 36.00 2,501,438.40
23 Sep 2011 GOLDMAN SACHS + CO
200.000 1.000000 NJDJ Local 144.343700 400.00 28,868,740.00
116 20,000,000.000 Base 144.343700 400.00 28,868,740.00
997139190 Total
2,118.000 Local 4,236.00 298,026,458.40
211,800,000.000 Base 4,236.00 298,026,458.40
997189211 10YR US TREASURY NOTE FUTURES  DEC11 XCBT 14 Sep 2011 GOLDMAN SACHS + CO
2,000.000 1.000000 NJDJ Local 129.968600 4,000.00 259,937,200.00
108 200,000,000.000 Base 129.968600 4,000.00 259,937,200.00
US DOLLAR Total
4,118.000 Local 8,236.00 557,963,658.40
411,800,000.000 Base 8,236.00 557,963,658.40
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Purchase Report by Report Date

Composite

STATE STREET.

September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Description Trd Date Stl Date Broker Name Notional
Contracts Exchange Rate Fund Price Commissions Taxes/Fees/Other Cost
Lot Notional Par

FUTURE BUY TO OPEN Total

4,118.000
411,800,000.000 Base 8,236.00 557,963,658.40
FUTURE PURCHASE Total
5,118.000
511,800,000.000 Base 10,236.00 689,119,958.40
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Sales Report by Report Date

Composite
September 1, 2011 to September 30, 2011

View Date: October 11, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
OPTIONS SOLD
US DOLLAR
997101844 S+P 500 INDEX SEP11 1325 PUT 13 Sep 2011 14 Sep 2011 GOLDMAN SACHS + CO USD/OTH 2.00
150.000 1.000000 NJDH Local 158.300000 0.00 300.00 0.00 2,374,200.00
Base 158.300000 0.00 300.00 0.00 2,374,200.00
997272108 POWERSHARES QQQ NASDAQ 100 SEPT 11 55 PUT 16 Sep 2011 19 Sep 2011 GOLDMAN SACHS + CO USDI/NYF
3,000.000 1.000000 NJDH Local 0.010000 0.00 0.00 0.06 2,999.94
Base 0.010000 0.00 0.00 0.06 2,999.94
997351761 ISHARES MSCI EAFE INDEX FUND NOV11 50 PUT 22 Sep 2011 23 Sep 2011 GOLDMAN SACHS + CO USD/NYF 1.00
5,000.000 1.000000 NJDI Local 4.800000 0.00 5,000.00 46.08 2,394,953.92
Base 4.800000 0.00 5,000.00 46.08 2,394,953.92
22 Sep 2011 23 Sep 2011 GOLDMAN SACHS + CO USD/NYF 1.00
35,000.000 1.000000 NJDI Local 5.237100 0.00 35,000.00 351.94 18,294,498.08
Base 5.237100 0.00 35,000.00 351.94 18,294,498.08
26 Sep 2011 27 Sep 2011 GOLDMAN SACHS + CO USD/NYF 1.00
10,000.000 1.000000 NJDI Local 4.200000 0.00 10,000.00 80.64 4,189,919.36
Base 4.200000 0.00 10,000.00 80.64 4,189,919.36
997351761 Total
50,000.000 Local 0.00 50,000.00 478.66 24,879,371.36
Base 0.00 50,000.00 478.66 24,879,371.36
US DOLLAR Total
53,150.000 Local 0.00 50,300.00 478.72 27,256,571.30
Base 0.00 50,300.00 478.72 27,256,571.30
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Sales Report by Report Date

Composite
September 1, 2011 to September 30, 2011

View Date: October 11, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
OPTIONS SOLD Total
53,150.000
Base 0.00 50,300.00 478.72 27,256,571.30
OPTIONS WRITTEN
US DOLLAR
997295182 10YR US TREASURY NOTE FTR OPTN  OCT11 133 CALL 02 Sep 2011 05 Sep 2011 GOLDMAN SACHS + CO USD/OTH 2.00
2,000.000 1.000000 NJDJ Local 0.156250 0.00 4,000.00 0.00 308,500.00
Base 0.156250 0.00 4,000.00 0.00 308,500.00
997345680 ISHARES MSCI EMERGING MARKETS  NOV11 44 CALL 12 Sep 2011 13 Sep 2011 GOLDMAN SACHS + CO USD/NYF 1.00
6,500.000 1.000000 NJDI Local 0.922100 0.00 6,500.00 11.51 592,853.49
Base 0.922100 0.00 6,500.00 11.51 592,853.49
997345698 ISHARES MSCI EAFE INDEX FUND NOV11 52 CALL 12 Sep 2011 13 Sep 2011 GOLDMAN SACHS + CO USDI/NYF 1.00
5,000.000 1.000000 NJDI Local 1.561000 0.00 5,000.00 14.99 775,485.01
Base 1.561000 0.00 5,000.00 14.99 775,485.01
997347454 ISHARES MSCI EAFE INDEX FUND NOV11 54 CALL 13 Sep 2011 14 Sep 2011 GOLDMAN SACHS + CO USD/NYF 1.00
10,000.000 1.000000 NJDI Local 0.871100 0.00 10,000.00 16.73 861,083.27
Base 0.871100 0.00 10,000.00 16.73 861,083.27
997351688 ISHARES MSCI EAFE INDEX FUND JAN12 58 CALL 15 Sep 2011 16 Sep 2011 GOLDMAN SACHS + CO USD/NYF 1.00
80,000.000 1.000000 NJDI Local 0.680000 0.00 80,000.00 104.46 5,359,895.55
Base 0.680000 0.00 80,000.00 104.46 5,359,895.55
997360903 APPLE INC DEC11 500 CALL 20 Sep 2011 21 Sep 2011 MORGAN STANLEY CO INCORPORATED USD/NYF 1.00
2,000.000 1.000000 NJDH Local 3.281600 0.00 2,000.00 12.61 654,307.39
Base 3.281600 0.00 2,000.00 12.61 654,307.39

Page 9

Prepared by State Street



Sales Report by Report Date

Composite
P STATE STREET.
September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

997370910 10YR US TREASURY NOTE FTR OPTN  NOV11 133 CALL 26 Sep 2011 27 Sep 2011 GOLDMAN SACHS + CO USD/OTH 2.00
500.000 1.000000 NJDJ Local 0.195300 0.00 1,000.00 0.00 96,650.00

Base 0.195300 0.00 1,000.00 0.00 96,650.00

997371058 ISHARES MSCI EAFE INDEX FUND NOV11 44 PUT 26 Sep 2011 27 Sep 2011 GOLDMAN SACHS + CO USD/NYF 1.00
15,000.000 1.000000 NJDI Local 1.867700 0.00 15,000.00 53.79 2,786,496.21

Base 1.867700 0.00 15,000.00 53.79 2,786,496.21

997371090 10YR US TREASURY NOTE FTR OPTN  NOV11 133.5 CALL 26 Sep 2011 27 Sep 2011 GOLDMAN SACHS + CO USD/OTH 2.00
500.000 1.000000 NJDJ Local 0.132800 0.00 1,000.00 0.00 65,400.00

Base 0.132800 0.00 1,000.00 0.00 65,400.00

US DOLLAR Total

121,500.000 Local 0.00 124,500.00 214.09 11,500,670.92
Base 0.00 124,500.00 214.09 11,500,670.92

OPTIONS WRITTEN Total

121,500.000
Base 0.00 124,500.00 214.09 11,500,670.92

SALES Total
174,650.000
Base 0.00 174,800.00 692.81 38,757,242.22
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Sales Report by Report Date

Composite

STATE STREET.

September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Description Trd Date Stl Date Broker Name Notional
Contracts Exchange Rate Fund Price Commissions Taxes/Fees/Other Proceeds
Lot Notional Par

FUTURE SELL TO CLOSE

US DOLLAR
997139190 30YR US TREASURY BOND FUTURES  DEC11 XCBT 02 Sep 2011 GOLDMAN SACHS + CO

300.000 1.000000 NJDJ Local 140.187500 600.00 42,056,250.00

89 30,000,000.000 Base 140.187500 600.00 42,056,250.00
02 Sep 2011 GOLDMAN SACHS + CO

300.000 1.000000 NJDJ Local 139.575400 600.00 41,872,620.00

90 30,000,000.000 Base 139.575400 600.00 41,872,620.00
06 Sep 2011 GOLDMAN SACHS + CO

300.000 1.000000 NJDJ Local 140.852600 600.00 42,255,780.00

93 30,000,000.000 Base 140.852600 600.00 42,255,780.00
08 Sep 2011 GOLDMAN SACHS + CO

300.000 1.000000 NJDJ Local 140.500000 600.00 42,150,000.00

98 30,000,000.000 Base 140.500000 600.00 42,150,000.00
09 Sep 2011 GOLDMAN SACHS + CO

300.000 1.000000 NJDJ Local 141.500000 600.00 42,450,000.00

101 30,000,000.000 Base 141.500000 600.00 42,450,000.00
09 Sep 2011 CANCEL GOLDMAN SACHS + CO

-300.000 1.000000 NJDJ Local 141.500000 -600.00 -42,450,000.00

101 -30,000,000.000 Base 141.500000 -600.00 -42,450,000.00
09 Sep 2011 GOLDMAN SACHS + CO

300.000 1.000000 NJDJ Local 141.500000 600.00 42,450,000.00

102 30,000,000.000 Base 141.500000 600.00 42,450,000.00
09 Sep 2011 CANCEL GOLDMAN SACHS + CO

-300.000 1.000000 NJDJ Local 141.500000 -600.00 -42,450,000.00

102 -30,000,000.000 Base 141.500000 -600.00 -42,450,000.00
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Sales Report by Report Date

Composite
September 1, 2011 to September 30, 2011

View Date:

October 11, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Description Trd Date Stl Date Broker Name Notional
Contracts Exchange Rate Fund Price Commissions Taxes/Fees/Other Proceeds
Lot Notional Par
09 Sep 2011 GOLDMAN SACHS + CO
300.000 1.000000 NJDJ Local 141.125000 600.00 42,337,500.00
103 30,000,000.000 Base 141.125000 600.00 42,337,500.00

09 Sep 2011 CANCEL

-300.000 1.000000 NJDJ Local 141.125000

103 -30,000,000.000 Base 141.125000
09 Sep 2011

300.000 1.000000 NJDJ Local 140.750000

104 30,000,000.000 Base 140.750000
09 Sep 2011

300.000 1.000000 NJDJ Local 141.500000

105 30,000,000.000 Base 141.500000
15 Sep 2011

18.000 1.000000 NJDJ Local 139.218800

110 1,800,000.000 Base 139.218800
19 Sep 2011

200.000 1.000000 NJDJ Local 141.156200

112 20,000,000.000 Base 141.156200
19 Sep 2011

200.000 1.000000 NJDJ Local 141.687500

113 20,000,000.000 Base 141.687500
21 Sep 2011

200.000 1.000000 NJDJ Local 142.864200

114 20,000,000.000 Base 142.864200
22 Sep 2011

300.000 1.000000 NJDJ Local 145.008300

115 30,000,000.000 Base 145.008300
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GOLDMAN SACHS + CO
-600.00
-600.00

GOLDMAN SACHS + CO
600.00
600.00

GOLDMAN SACHS + CO
600.00
600.00

GOLDMAN SACHS + CO
36.00
36.00

GOLDMAN SACHS + CO
400.00
400.00

GOLDMAN SACHS + CO
400.00
400.00

GOLDMAN SACHS + CO
400.00
400.00

GOLDMAN SACHS + CO
600.00
600.00

-42,337,500.00
-42,337,500.00

42,225,000.00
42,225,000.00

42,450,000.00
42,450,000.00

2,505,938.40
2,505,938.40

28,231,240.00
28,231,240.00

28,337,500.00
28,337,500.00

28,572,840.00
28,572,840.00

43,502,490.00
43,502,490.00
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Sales Report by Report Date

Composite
September 1, 2011 to September 30, 2011

View Date:

October 11, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Description Trd Date Broker Name Notional
Contracts Exchange Rate Fund Price Commissions Taxes/Fees/Other Proceeds
Lot Notional Par
997139190 Total
2,718.000 Local 5,436.00 384,159,658.40
271,800,000.000 Base 5,436.00 384,159,658.40
997189211 10YR US TREASURY NOTE FUTURES  DEC11 XCBT 02 Sep 2011 GOLDMAN SACHS + CO
1,000.000 1.000000 NJDJ Local 130.207300 2,000.00 130,207,300.00
88 100,000,000.000 Base 130.207300 2,000.00 130,207,300.00
06 Sep 2011 GOLDMAN SACHS + CO
2,000.000 1.000000 NJDJ Local 130.212500 4,000.00 260,425,000.00
92 200,000,000.000 Base 130.212500 4,000.00 260,425,000.00
08 Sep 2011 GOLDMAN SACHS + CO
2,000.000 1.000000 NJDJ Local 130.308800 4,000.00 260,617,600.00
97 200,000,000.000 Base 130.308800 4,000.00 260,617,600.00
09 Sep 2011 GOLDMAN SACHS + CO
1,000.000 1.000000 NJDJ Local 130.633500 2,000.00 130,633,500.00
106 100,000,000.000 Base 130.633500 2,000.00 130,633,500.00
19 Sep 2011 GOLDMAN SACHS + CO
2,000.000 1.000000 NJDJ Local 130.396600 4,000.00 260,793,200.00
111 200,000,000.000 Base 130.396600 4,000.00 260,793,200.00
997189211 Total
8,000.000 Local 16,000.00 1,042,676,600.00
800,000,000.000 Base 16,000.00 1,042,676,600.00
US DOLLAR Total
10,718.000 Local 21,436.00 1,426,836,258.40
1,071,800,000.000 Base 21,436.00 1,426,836,258.40
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Sales Report by Report Date

LS STATE STREET
September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Description Trd Date Stl Date Broker Name Notional
Contracts Exchange Rate Fund Price Commissions Taxes/Fees/Other Proceeds
Lot Notional Par

FUTURE SELL TO CLOSE Total

10,718.000
1,071,800,000.000 Base 21,436.00 1,426,836,258.40
FUTURE SELL TO OPEN
US DOLLAR
997085252 10YR US TREASURY NOTE FUTURES  SEP11 XCBT 02 Sep 2011 GOLDMAN SACHS + CO
1,000.000 1.000000 NJDJ Local 131.156300 2,000.00 131,156,300.00
86 100,000,000.000 Base 131.156300 2,000.00 131,156,300.00
US DOLLAR Total
1,000.000 Local 2,000.00 131,156,300.00
100,000,000.000 Base 2,000.00 131,156,300.00

FUTURE SELL TO OPEN Total

1,000.000
100,000,000.000 Base 2,000.00 131,156,300.00
FUTURE SALES Total
11,718.000
1,171,800,000.000 Base 23,436.00 1,557,992,558.40
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Purchase Report by Report Date
Currency Summary - Composite
September 1, 2011 to September 30, 2011

View Date:

October 11, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
US DOLLAR
OPTIONS BOUGHT
80,000.000 Local 0.00 80,000.00 0.00 21,920,000.00
Base 0.00 80,000.00 0.00 21,920,000.00
TRADES:
CANCELS: 0
OPTIONS BOUGHTBACK
47,000.000 Local 0.00 42,750.00 0.00 4,940,710.00
Base 0.00 42,750.00 0.00 4,940,710.00
TRADES:
CANCELS:
OPTIONS EXPIRED_WRTS
2,800.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
TRADES:
CANCELS:
US DOLLAR Total
129,800.000 Local 0.00 122,750.00 0.00 26,860,710.00
Base 0.00 122,750.00 0.00 26,860,710.00
TRADES: 9
CANCELS: 0
PURCHASE Total
129,800.000
Base 0.00 122,750.00 0.00 26,860,710.00
TRADES: 9
CANCELS: 0
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Purchase Report by Report Date

Currency Summary - Composite

STATE STREET.

September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Contracts # of Trades Notional Par Notional Cost
US DOLLAR
FUTURE BUY TO CLOSE
1,000.000 Local 100,000,000.000 131,156,300.00
Base 131,156,300.00
TRADES:
CANCELS: 0
FUTURE BUY TO OPEN
4,118.000 Local 411,800,000.000 557,963,658.40
Base 557,963,658.40
TRADES:
CANCELS:
US DOLLAR Total
5,118.000 Local 511,800,000.000 689,119,958.40
Base 689,119,958.40
TRADES: 10
CANCELS: 1
FUTURE PURCHASE Total
5,118.000
Base 511,800,000.000 689,119,958.40
TRADES: 10
CANCELS: 1
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Sales Report by Report Date

Currency Summary - Composite
September 1, 2011 to September 30, 2011 View Date: October 11, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
US DOLLAR
OPTIONS SOLD
53,150.000 Local 0.00 50,300.00 478.72 27,256,571.30
Base 0.00 50,300.00 478.72 27,256,571.30
TRADES:
CANCELS:
OPTIONS WRITTEN
121,500.000 Local 0.00 124,500.00 214.09 11,500,670.92
Base 0.00 124,500.00 214.09 11,500,670.92
TRADES:
CANCELS:
US DOLLAR Total
174,650.000 Local 0.00 174,800.00 692.81 38,757,242.22
Base 0.00 174,800.00 692.81 38,757,242.22
TRADES: 14
CANCELS: 0
SALES Total
174,650.000
Base 0.00 174,800.00 692.81 38,757,242.22
TRADES: 14
CANCELS: 0
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Sales Report by Report Date

Currency Summary - Composite

STATE STREET.

September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Contracts # of Trades Notional Par Notional Proceeds
US DOLLAR
FUTURE SELL TO CLOSE
10,718.000 Local 1,071,800,000.000 1,426,836,258.40
Base 1,426,836,258.40
TRADES: 19
CANCELS: 3
FUTURE SELL TO OPEN
1,000.000 Local 100,000,000.000 131,156,300.00
Base 131,156,300.00
TRADES:
CANCELS:
US DOLLAR Total
11,718.000 Local 1,171,800,000.000 1,557,992,558.40
Base 1,557,992,558.40
TRADES: 20
CANCELS: 3
FUTURE SALES Total
11,718.000
Base 1,171,800,000.000 1,557,992,558.40
TRADES: 20
CANCELS: 3
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Purchase Report by Report Date

Fund Summary - Composite
September 1, 2011 to September 30, 2011

View Date:

October 11, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
OPTIONS BOUGHT
80,000.000 Base 0.00 80,000.00 0.00 21,920,000.00
TRADES: 1
CANCELS: 0
OPTIONS BOUGHTBACK
47,000.000 Base 0.00 42,750.00 0.00 4,940,710.00
TRADES: 4
CANCELS: 0
OPTIONS EXPIRED_WRTS
2,800.000 Base 0.00 0.00 0.00 0.00
TRADES: 4
CANCELS: 0
PURCHASE Total
129,800.000 Base 0.00 122,750.00 0.00 26,860,710.00
TRADES: 9
CANCELS: 0
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Purchase Report by Report Date

Fund Summary - Composite

STATE STREET.

September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Contracts # of Trades Notional Par Notional Cost
FUTURE BUY TO CLOSE
1,000.000 Base 100,000,000.000 131,156,300.00
TRADES: 1
CANCELS: 0
FUTURE BUY TO OPEN
4,118.000 Base 411,800,000.000 557,963,658.40
TRADES: 9
CANCELS: 1
FUTURE PURCHASE Total
5,118.000 Base 511,800,000.000 689,119,958.40
TRADES: 10
CANCELS: 1
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Sales Report by Report Date

Fund Summary - Composite
September 1, 2011 to September 30, 2011

View Date:

October 11, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
OPTIONS SOLD
53,150.000 Base 0.00 50,300.00 478.72 27,256,571.30
TRADES: 5
CANCELS: 0
OPTIONS WRITTEN
121,500.000 Base 0.00 124,500.00 214.09 11,500,670.92
TRADES: 9
CANCELS: 0
SALES Total
174,650.000 Base 0.00 174,800.00 692.81 38,757,242.22
TRADES: 14
CANCELS: 0

Page 21

Prepared by State Street



Sales Report by Report Date

Fund Summary - Composite

STATE STREET.

September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Contracts # of Trades Notional Par Notional Proceeds

FUTURE SELL TO CLOSE

10,718.000 Base 1,071,800,000.000 1,426,836,258.40
TRADES: 19
CANCELS: 3
FUTURE SELL TO OPEN
1,000.000 Base 100,000,000.000 131,156,300.00
TRADES: 1
CANCELS:
FUTURE SALES Total
11,718.000 Base 1,171,800,000.000 1,557,992,558.40
TRADES: 20
CANCELS: 3
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